PATIENTS COMP 13/012 (13)

STATE OF LOUISIANA

Investment Inventory
Positions Held as of 2/29/12

(Transaction SETTLEMENT Basis)

POS# SEC-ID POOL# FUND SEC- DESCRIPTION RATE MATURITY YIELD PAR/SHARES ORIGINAL-COST 1ST-PUR.
CORPORATE SHORT TERM NOTE ( 20
16858 25468PBX 13 20 DISNEY 03/01/2012 6.375 3/01/12 6.404 1,000,000.00 997,810.00 2/28/02
1,000,000.00 997,810.00
1 ITEM IN SUBTOTAL FOR: CORPORATE SHORT TERM (TYPE 20)
BOOK WEIGHTED AVERAGE YIELD: 6.4042 SECURITIES IN GROUP: 1
CORPORATE BONDS 30/360
19948 263534BN 13 25 DU PONT 4.875 4/30/14 4.875 4/30/14 5.065 2,000,000.00 1,970,480.00 4/30/04
26588 58013MEE 13 25 MCDONALDS MCD 5.35 03/01/18 10YR 5.350 3/01/18 5.351 2,500,000.00 2,499,800.00 2/29/08
26942 19416QDL 13 25 COLGATE CL 4.20% 5/15/13 4.200 5/15/13 4.205 1,000,000.00 999,770.00 5/12/08
27971 191216AM 13 25 KO COKE COLA 4.875 3/15/19 4.875 3/15/19 4.983 2,500,000.00 2,476,925.00 3/06/09
28333 931142CQ 13 25 WMT 3.20 05/15/14 3.200 5/15/14 3.203 2,500,000.00 2,499,675.00 5/21/09
28350 594918AC 13 25 MSFT 4.20 06/01/19 4.200 6/01/19 4.213 7,000,000.00 6,992,510.00 5/21/09
28360 20825CAT 13 25 COP 4.6% 1/15/15 4.600 1/15/15 4.617 8,000,000.00 7,992,880.00 5/21/09
28715 19416QDN 13 25 COLGATE POLMALIVE CL 3.15 8/5/15 3.150 8/05/15 3.176 250,000.00 249,647.50 8/05/09
28725 191219BW 13 25 COKE A COLA ENT CCE 4.50 8/15/19 4.500 8/15/19 4.628 250,000.00 247,455.00 8/07/09
29119 263534BY i3 25 DUFONT DD 3.25% 1/15/15 3.250 1/15/15 3.301 3,750,000.00 3,740,887.50 11/09/09
29938 002824AW 13 25 ABROTT LABS ABT 4.125 5/27/20 4.125 5/27/20 4.131 5,000,000.00 4,997,550.00 5/27/10
30185 459200GT 13 25 IBM 1% 8/5/13 1.000 8/05/13 1.139 6,000,000.00 5,975,460.00 8/05/10
30216 478160AW 13 25 JNJ 2.95% 9/1/20 2.950 9/01/20 3.150 3,300,000.00 3,243,537.00 8/17/10
30293 24702RAK 13 25 DELL 1.40 9/10/13 1.400 9/10/13 1.439 10,000,000.00 9,988,600.00 9/10/10
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PATIENTS COMP 13/012 (13)

STATE OF LOUISIANA

Investment Inventory
Positions Held as of 2/29/12

(Transaction SETTLEMENT Basis)

POS# SEC-ID POOL# FUND SEC- DESCRIPTION RATE MATURITY YIELD PAR/SHARES ORIGINAL-COST 1ST-PUR.
30294 24702RAL 13 25 DELL 2.30% 9/10/15 2.300 9/10/15 2.305 10,000,000.00 9,997,700.00 9/10/10
30355 594918AG 13 25 MFST 1.625% 9/25/15 1.625 9/25/15 1.717 7,500,000.00 7,467,075.00 9/27/10
30356 594918AH 13 25 MSEFT 3% 10/1/20 3.000 10/01/20 3.453 20,000,000.00 19,255,800.00 9/27/10
30426 931142CX 13 25 WMT 1.50% 10/25/15 1.500 10/25/15 1.613 10,000,000.00 9,945,900.00 10/25/10
30429 931142CZ 13 25 WMT 3.25% 10/25/20 3.250 10/25/20 3.295 15,000,000.00 14,942,850.00 10/25/10
30771 36962G4X 13 25 GE 3 YR 2.10 1/7/14 2.100 1/07/14 2.117 5,000,000.00 4,997,550.00 1/07/11
30907 58933YAA 13 25 MRK 3.875 1/15/21 3.875 1/15/21 4.184 16,000,000.00 15,603,040.00 2/28/11
31070 459200GW 13 25 IBM 1.25% 5/12/14 1.250 5/12/14 1.282 4,200,000.00 4,196,052.00 5/12/11
31555 194160DY 13 25 CL 2.45 11/15/21 2.450 11/15/21 2.615 1,500,000.00 1,478,310.00 11/08/11
31576 406216AZ 13 25 HAL 3.25 11/15/21 3.250 11/15/21 3.289 5,000,000.00 4,983,500.00 11/14/11
148,250,000.00 146,743,054.00
24 ITEMS IN SUBTOTAL FOR: CORPORATE BONDS 30/3 (TYPE 25)
BOOK WEIGHTED AVERAGE YIELD: 3.0649 SECURITIES IN GROUP: 24
FDIC GUARANTEED CORP 30/3 ( 28
28508 17313YAG 13 28 CITI FDIC 2.125 07/12/12 2.125 17/12/12 2.204 5,000,000.00 4,988,450.00 6/30/09
5,000,000.00 4,988,450.00
1 ITEM IN SUBTOTAL FOR: FDIC GUARANTEED CORP (TYPE 28)
BOOK WEIGHTED AVERAGE YIELD: 2.2040 SECURITIES IN GROUP: 1
TREASURY NOTES (110)
17934 912828AP 13 110 T NOTE 10 YR 4.00 11/15/12 4.000 11/15/12 4.052 3,000,000.00 2,987,343.75 11/19/02
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PATIENTS COMP 13/012 (13)

STATE OF LOUISIANA

Investment Inventory
Positions Held as of 2/29/12

(Transaction SETTLEMENT Basis)

POS# SEC-ID POOL# FUND SEC- DESCRIPTION RATE MATURITY YIELD PAR/SHARES ORIGINAL-COST 1ST-PUR.
28148 912828KT 13 110 TNOTE 7 YR T 2.375 03/31/16 2.375 3/31/16 2.481 10,000,000.00 9,932,812.50 4/23/09
28736 912828LC 13 110 T NOTE 2.625 7/31/09 2.625 7/31/14 2.820 10,000,000.00 9,910,156.25 8/07/09
29228 912828LY 13 110 T NOTE 10 YR 3.375 11/15/19 3.375 11/15/19 3.3%0 10,000,000.00 9,987,500.00 11/23/09
29252 912828LZ 13 110 T NOTE 2.125 11/30/14 2.125 11/30/14 2.138 12,000,000.00 11,992,500.00 11/30/09
29271 912828MA 13 110 T NOTE 7 YR 2.75 11/30/16 2.750 11/30/16 2.757 10,000,000.00 9,995,703.13 12/03/09
29733 912828MW 13 110 T NOTE 5 YR 2.50 3/31/12 2.500 3/31/15 2.576 10,000,000.00 9,964,843.75 4/14/10
30372 912828NZ 13 110 T NOTE 5 YR 1.25 9/30/15 1.250 9/30/15 1.278 15,000,000.00 14,980,078.13 9/30/10
30530 912828PU 13 110 T NOTE 3 YR .50 11/15/13 .500 11/15/13 .629 10,000,000.00 9,961,718.75 11/15/10
90,000,000.00 89,712,656.26
9 ITEMS IN SUBTOTAL FOR: TREASURY NOTES (TYPE 110)
BOOK WEIGHTED AVERAGE YIEID: 2.2607 SECURITIES IN GROUP: 9
FHLMC-GLOBAL ISSUE
18650 3128X1KG 13 228 FHLMC 4.00 6/12/13 CALL 6/12/06 4.000 6/12/13 4.044 2,000,000.00 1,997,540.00 6/12/03
19525 3134A4UM 13 228 FHIMC 4.50 1/15/14 4.500 1/15/14 4.519 2,050,000.00 2,046,904.50 1/16/04
19602 3128X2TM 13 228 FHIMC 5.00 1/30/14 CALL 1/04 1X 5.000 1/30/14 5.230 1,000,000.00 993,700.00 1/30/04
5,050,000.00 5,038,144.50
3 ITEMS IN SUBTOTAL FOR: FHIMC-GLOBAL ISSUE (TYPE 228)
BOOK WEIGHTED AVERAGE YIELD: 4.4707 SECURITIES IN GROUP: 3
FEDERAL HOME LOAN MORTGAG (229
28405 3128X8Q2 13 229 FHLMC 3.05 6/18/14 CALL 6/18/12 3.050 6/18/14 3.050 5,000,000.00 5,000,000.00 6/18/09
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PATIENTS COMP 13/012 (13)

STATE OF LOUISIANA

Investment Inventory
Positions Held as of 2/29/12

(Transaction SETTLEMENT Basis)

POS# SEC-ID

POOL# FUND SEC-

DESCRIPTION RATE MATURITY YIELD

PAR/SHARES

ORIGINAL-COST

1ST-PUR.

31534 3134G23%Z

13

2 ITEMS IN SUBTOTAL FOR:

17952 3133MTZL
18558 31339X2M
30240 3133705z
30910 313372TR
30911 313372TR
30908 313372TT
31382 313375EF
31539 313376B8

BOOK WEIGHTED AVERAGE YIELD:

13
13
13
13
13
13
13
13

8 ITEMS IN SUBTOTAL FOR:

28787 31331GL8
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BOOK WEIGHTED AVERAGE YIELD:

13

229 FHIMC 2.00 11/14/17 CALL 11/14/1 2.000 11/14/17 2.202

FEDERAL HOME LOAN MO (TYPE 229)

2.4255 SECURITIES IN GROUP:

FEDERAL HOME LOAN BANKS (231

231 FHIB 4.50 11/15/12 NON CALL 4,500 11/15/12 4.515
231 FHLB 3.875 6/14/13 3.875 6/14/13 3.965
231 FHLB 2.25 9/8/17 NC 2.250 9/08/17 2.329
231 FHIB 2.64 3/14/16 CALL 3/14/12 2.640 3/14/16 2.660
231 FHLB 2.64 3/14/16 CALL 3/14/12 2.640 3/14/16 2.671
231 FHLB 4.00 3/16/20 CALL 3/16/12 4.000 3/16/20 4.155
231 FHIB 2.00 8/24/17 CALL 8/24/12 2.000 8/24/17 2.000
231 FHLB 2.00 11/21/17 CALL 5/21/12 2.000 11/21/17 2.000

FEDERAL HOME LOAN BA (TYPE 231)

2.8043 SECURITIES IN GROUP:

FEDERAL FARM CR BK CONS S ( 235)
235 FFCB 3.00 09/22/14 5 YR NOTE 3.000 9/22/14

3.032

14,000,000.00

13,986,000.00

19,000,000.00

2,000,000.00
2,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
4,550,000.00

18,986,000.00

1,987,620.00
1,985,040.00
9,948,000.00
9,998,000.00
9,997,000.00
9,985,000.00
10,000,000.00
4,550,000.00

58,550,000.00

5,000,000.00

58,461,660.00

4,992,350.00

11/14/11

11/22/02
5/15/03
8/24/10
3/14/11
3/14/11
3/16/11
8/24/11

11/21/11

8/21/09
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PATIENTS COMP 13/012 (13)

STATE OF LOUISIANA

Investment Inventory
Positions Held as of 2/29/12

(Transaction SETTLEMENT Basis)

POS# SEC-ID POOL# FUND SEC- DESCRIPTION RATE MATURITY YIELD PAR/SHARES ORIGINAL-COST 1ST-PUR.
28974 31331GY4 13 235 FFCB 3.90 10/9/19 10YR NC 3.900 10/09/19 4.029 10,000,000.00 9,894,700.00 10/09/09
30532 31331J2S 13 235 FFCB 5YR GLOBAL 1.50 11/16/15 1.500 11/16/15 1.537 5,000,000.00 4,991,100.00 11/15/10
30533 31331328 13 235 FFCB 5YR GLOBAL 1.50 11/16/15 1.500 11/16/15 1.537 5,000,000.00 4,991,100.00 11/15/10
30534 31331J2S 13 235 FFCB 5YR GLOBAL 1.50 11/16/15 1.500 11/16/15 1.537 5,000,000.00 4,991,100.00 11/15/10
30893 31331J4G 13 235 FFCB 3.05 12/6/19 BULLET 3.050 12/06/19 3.723 10,000,000.00 9,498,400.00 2/18/11
31465 31331KD9 13 235 FFCB 2.94 10/04/21 CALL 10/4/12 2.940 10/04/21 2.971 11,000,000.00 10,996,700.00 10/04/11
51,000,000.00 50,355,450.00
7 ITEMS IN SUBTOTAL FOR: FEDERAL FARM CR BK C (TYPE 235)
BOOK WEIGHTED AVERAGE YIELD: 2.9004 SECURITIES IN GROUP: 7
FNMA NOTE (324)
30236 3136FPEE 13 324 FNMA 1.725 09/14/12 CALL 9/14/12 1.725 9/14/15 1.776 15,000,000.00 14,985,000.00 9/14/10
15,000,000.00 14,985,000.00
1 ITEM IN SUBTOTAL FOR: FNMA NOTE (TYPE 324)
BOOK WEIGHTED AVERAGE YIELD: 1.7761 SECURITIES IN GROUF: 1
FNMA - GLOBAL ISSUE
18825 31359MSL 13 325 FNMA 4.375 7/17/13 CALL 7/17/06 4.375 17/17/13 4.505 2,000,000.00 1,992,780.00 7/14/03
27914 31398AVD 13 325 FNMA 2.75 02/05/2014 5 YR BENCH 2.750 2/05/14 2.767 15,000,000.00 14,988,150.00 2/05/09
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PATIENTS COMP 13/012 (13)

STATE OF LOUISIANA

Investment Inventory
Positions Held as of 2/29/12

(Transaction SETTLEMENT Basis)

DESCRIPTION RATE MATURITY YIELD

PAR/SHARES

ORIGINAL-COST 1ST-PUR.

pOS# SEC-ID POOL# FUND SEC-
29024 31398AzZV 13
29755 31398AP7 13
29756 31398AP7 13
30919 3135GOBA 13

6 ITEMS IN SUBTOTAL FOR:

19964 78442FCJ

1 ITEM IN SUBTOTAL FOR:

325 FNMA 2.625 11/20/14 2.625 11/20/14 2.737
325 FNMA 1.25 6/22/2012 1.250 6/22/12 1.303
325 FNMA 1.25 6/22/2012 1.250 6/22/12 1.303
325 FNMA 2.375 4/11/16 2.375 4/11/16 2.418

10,000, 000.00
5,000, 000.00
10,000,000.00
16,000,000.00

9,947,400.00 10/26/09

4,994,350.00
9,988,700.00
15,967,360.00

FNMA -~ GLOBAL ISSUE (TYPE 325)

58,000,000.00

6

2,000,000.00

57,878,740.00

1,986,960.00

BOOK WEIGHTED AVERAGE YIELD:  2.3461 SECURITIES IN GROUP:
SLMA FIXED RATE (400)
13 400 SLMA 5.375 5/15/14 5.375 5/15/14 5.460
SLMA FIXED RATE (TYPE 400)
BOOK WEIGHTED AVERAGE YIELD: 5.4600 SECURITIES IN GROUP:

63 ITEMS IN SUBTOTAL FOR:

BOOK WEIGHTED AVERAGE YIELD:
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2,000,000.00

1,986,960.00

452,850,000.00

PATIENTS COMP 13/012 (FUND 13)

2.7142 SECURITIES IN GROUP:

63

450,133,924.76

4/19/10
4/19/10
3/04/11

5/05/04
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STATE OF LOUISIANA

Investment Inventory
Positions Held as of 2/29/12

PATIENTS COMP 13/012 (13) (Transaction SETTLEMENT Basis)

POS# SEC-ID POOL# FUND SEC- DESCRIPTION RATE MATURITY YIELD PAR/SHARES ORIGINAL-COST 1ST-PUR.

=== GRAND-TOTAL ==> 452,850,000.00 450,133,924.76

63 ITEMS IN REPORT TOTAL

BOOK WEIGHTED AVERAGE YIELD: 2.7142 SECURITIES IN GROUP: 63
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